Notice of References Cited 


Application/Control No. 
10/753,069 


Applicant(s)/Patent Under 
Reexamination 
WEBER ET AL. 


Examiner 
LINDA PERRY 


Art Unit 
3695 


Page 1 of 3 



U.S. PATENT DOCUMENTS 



* 




Document Number 
Country Code-Number-Kind Code 


Date 
MM-YYYY 


Name 


Classification 






US- 












US- 












US- 












US- 












US- 












US- 










G 


us- 










H 


us- 












us- 










J 


us- 










K 


us- 










L 


us- 










M 


us- 








FOREIGN PATENT DOCUMENTS 






Document Number 
Country Code-Number-Kind Code 


Date 
MM-YYYY 


Country 


Name 


Classification 




N 














O 














P 














Q 














R 














S 














T 












NON-PATENT DOCUMENTS 






Include as applicable 


Author, Title Date, Publisher, Edition or Volume, Pertinent Pages 


) 




U 


Hedge Fund Returns: You Can Make Them Yourself, Kat, H.M., Palaro, H.P., Fall 2005. 




V 


Hedge Fund Benchmarks, A Risk-Based Approach, Fung., W., AHsieh, D., September/October 2004. 




w 


Understanding Mutual Fund and Hedge Fund Styles Using Return Based Style Analysis, Dor., A., Jagannathan, R., NBER 
August 2002. 




X 


Asset Allocation: Management Style and Performnace Measurement, Sharpe, W.F., Winter 1992. 




s reference is not being furnished with th 


s Office action. (See MPEP § 707.05(a).) 







U.S. Patent and Trademark Office 

PTO-892 (Rev. 01-2001) 



Notice of References Cited 



Part of Paper No. 20090504 



Notice of References Cited 


Application/Control No. 
10/753,069 


Applicant(s)/Patent Under 
Reexamination 
WEBER ET AL. 


Examiner 
LINDA PERRY 


Art Unit 
3695 


Page 2 of 3 



U.S. PATENT DOCUMENTS 



FOREIGN PATENT DOCUMENTS 







Document Number 
Country Code-Number-Kind Code 


Date 
MM-YYYY 


Country 


Name 


Classification 


















o 














p 














Q 














R 














S 














T 













NON-PATENT DOCUMENTS 



Include as applicable: Author, Title Date, Publisher, Edition or Volume, Pertinent Pages) 



Scenario Optimization, Dembo, Ron S., Annals of Operations Research, Vol 30, pp. 63-80, 1991. 



V New Exchange Funds: Not Just Spiders and WEBS, Busines Week, Nov. 15, 1999. 



INVESTING; AMEX Considers Mutual Fund Trading, Robinson, S., NYT, September 19, 1999. 



Tracking Models and the Optimal Regret Distribution In Asset Allocation, Dembo, R., King, A., Applied Stochastic Models and 
Dtaa Analysis, (8) 151-157, 1992. 



U.S. Patent and Trademark Office 

PTO-892 (Rev. 01-2001) 



Notice of References Cited 



Part of Paper No. 20090504 



Notice of References Cited 


Application/Control No. 
10/753,069 


Applicant(s)/Patent Under 
Reexamination 
WEBER ET AL. 


Examiner 
LINDA PERRY 


Art Unit 
3695 


Page 3 of 3 



U.S. PATENT DOCUMENTS 



* 




Document Number 


Date 
MM-YYYY 


Name 


Classification 






US- 












US- 












US- 












US- 












US- 












US- 










G 


us- 












us- 












us- 










J 


us- 










K 


us- 










L 


us- 










M 


us- 








FOREIGN PATENT DOCUMENTS 






Document Number 
Country Code-Number-Kind Code 


Date 
MM-YYYY 


Country 


Name 


Classification 


















O 














P 














Q 














R 














S 














T 












NON-PATENT DOCUMENTS 






Include as applicable: Author, Title Date, Publisher, Edition or Volume, Pertinent Pages) 




U 


Testing Asset Pricing Models with Changing Expectations and an Unobservable Market Portfolio, Gibbons, M., Ferson, W., 
Journal Of Financial Economics (14) 217-236, 1985. 










W 











Notice of References Cited 



Part of Paper No. 20090504 



